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		Abstract

		The purpose of this study is to examine one of the most important issues in the Nile Stock Exchange which is the relationship between trading volume and stock returns of Small and medium-sized enterprises in Nile Stock Exchange.  

Taking sample contains of the tradeable 12 firms out of 16 firm stock return and trading volumes form Nile Stock Exchange date from first day trading 03 June 2010 to 03 June 2011 tacking into consideration the dividends payouts, stock split and neglecting the Egyptian inflation rate.  

Our result suggest that the returns are influenced by volume and the trading volume is influenced by returns for most of the Small and medium-sized enterprises in Nile Stock Exchange. 
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